











































































表-１   n=4の場合の度数分布の割合 
区間名 正規分布 一様分布 相対ズレ% 
1 0.025 0.02488 -0.48
2 0.025 0.02581 3.24 
3 0.025 0.02472 -1.12
4 0.025 0.02452 -1.92
5 0.025 0.02496 -0.16
6 0.025 0.0239 -4.4
7 0.025 0.02525 1 
8 0.025 0.02498 -0.08
9 0.025 0.02486 -0.56
10 0.025 0.0254 1.6 
11 0.025 0.02408 -3.68
12 0.025 0.02483 -0.68
13 0.025 0.02536 1.44 
14 0.025 0.02541 1.64 
15 0.025 0.02516 0.64 
16 0.025 0.02527 1.08 
17 0.025 0.02519 0.76 
18 0.025 0.02454 -1.84
19 0.025 0.0248 -0.8
20 0.025 0.02474 -1.04
21 0.025 0.02485 -0.6
22 0.025 0.02514 0.56 
23 0.025 0.0251 0.4 
24 0.025 0.02479 -0.84
25 0.025 0.02492 -0.32
26 0.025 0.02423 -3.08
27 0.025 0.02495 -0.2
28 0.025 0.02526 1.04 
29 0.025 0.02518 0.72 
30 0.025 0.02501 0.04 
31 0.025 0.02543 1.72 
32 0.025 0.02626 5.04 
33 0.025 0.02508 0.32 
34 0.025 0.0254 1.6 
35 0.025 0.02401 -3.96
36 0.025 0.02506 0.24 
37 0.025 0.02501 0.04 
38 0.025 0.02535 1.4 
39 0.025 0.02476 -0.96
40 0.025 0.02555 2.2 
計 1 1 0（平均値） 
表-2 n=8 の場合の度数分布の割合 
区間名 正規分布 一様分布 相対ズレ% 
1 0.0001504 0.00019 26.29 
2 0.0010077 0.00115 14.12 
3 0.0026003 0.00299 14.99 
4 0.0048016 0.00512 6.63 
5 0.0074923 0.00796 6.24 
6 0.0105596 0.01078 2.09 
7 0.0138983 0.01356 -2.43
8 0.0174098 0.01673 -3.9
9 0.0210028 0.0204 -2.87
10 0.0245928 0.0238 -3.22
11 0.0281026 0.02806 -0.15
12 0.0314618 0.0319 1.39 
13 0.0346071 0.0345 -0.31
14 0.0374823 0.03767 0.5 
15 0.0400381 0.03943 -1.51
16 0.0422325 0.04358 3.19 
17 0.0440301 0.04315 -2
18 0.045403 0.04542 0.04 
19 0.04633 0.04614 -0.41
20 0.046797 0.04736 1.2 
21 0.046797 0.04751 1.52 
22 0.04633 0.04694 1.32 
23 0.045403 0.04513 -0.6
24 0.0440301 0.04497 2.13 
25 0.0422325 0.04124 -2.35
26 0.0400381 0.03931 -1.82
27 0.0374823 0.03761 0.34 
28 0.0346071 0.03424 -1.06
29 0.0314618 0.03138 -0.26
30 0.0281026 0.02787 -0.83
31 0.0245928 0.0243 -1.19
32 0.0210028 0.02074 -1.25
33 0.0174098 0.01713 -1.61
34 0.0138983 0.01447 4.11 
35 0.0105596 0.01052 -0.38
36 0.0074923 0.0076 1.44 
37 0.0048016 0.00474 -1.28
38 0.0026003 0.00309 18.83 
39 0.0010077 0.00118 17.1 
40 0.0001504 0.00014 -6.94
計 1 1 2.1775 
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表-3  n=11の場合の度数分布の割合 
区間名 正規分布 一様分布 相対ズレ% 
1 0.0000038 0.00001 -163.15789
2 0.00007618 0.00009 -18.141244
3 0.00038008 0.0005 -31.552983
4 0.00109515 0.00139 -26.923253
5 0.00237098 0.00277 -16.829328
6 0.00430929 0.00483 -12.083429
7 0.00695749 0.00667 4.13209361 
8 0.0103086 0.00971 5.80680209 
9 0.0143054 0.01482 -3.597243
10 0.0188464 0.01851 1.78495628 
11 0.0237946 0.02275 4.3900717 
12 0.0289862 0.02848 1.74634826 
13 0.0342401 0.03488 -1.8688614
14 0.03963 0.03817 3.68407772 
15 0.0441803 0.04206 4.79919783 
16 0.0485009 0.04878 -0.5754532
17 0.0521685 0.05229 -0.2328992
18 0.0550463 0.0566 -2.822533
19 0.0570267 0.05669 0.59042519 
20 0.0580358 0.05855 -0.8860048
21 0.058036 0.05868 -1.1096561
22 0.0570267 0.05852 -2.618598
23 0.0550463 0.05594 -1.6235424
24 0.0521685 0.05316 -1.9005722
25 0.0485009 0.04899 -1.0084349
26 0.0441803 0.04326 2.08305512 
27 0.03963 0.03964 -0.0252334
28 0.0342401 0.0339 0.99327981 
29 0.0289862 0.02782 4.02329384 
30 0.0237946 0.02276 4.34804535 
31 0.0188464 0.01901 -0.8680703
32 0.0143054 0.01388 2.97370224 
33 0.0103086 0.0104 -0.8866383
34 0.00695749 0.00673 3.26971365 
35 0.00430929 0.00421 2.30409186 
36 0.00237098 0.00272 -14.720495
37 0.00109515 0.00126 -15.052733
38 0.00038008 0.00044 -15.766625
39 0.00007618 0.00013 -70.648464
40 0.0000038 0 100 
計 1 1 -6.449
表-４   n=20の場合の度数分布の割合 
区間名 正規分布 一様分布 相対ズレ% 
1 0 0 - 
2 0.00000003 0 100 
3 0.00000101 0 100 
4 0.00001042 0 100 
5 0.00005858 0 100 
6 0.00022499 0 100 
7 0.00066485 0.00001 98.4958968 
8 0.00162159 0.00008 95.0665705 
9 0.00341343 0.00024 92.9689491 
10 0.00638989 0.00095 85.1327644 
11 0.0108633 0.00234 78.4595841 
12 0.0170288 0.0056 67.1145354 
13 0.0248905 0.01134 54.4404492 
14 0.0342115 0.02096 38.7340514 
15 0.0445027 0.03501 21.3306159 
16 0.055055 0.05146 6.5298338 
17 0.0650138 0.07098 -9.1768209
18 0.0734853 0.08827 -20.119262
19 0.0796561 0.10342 -29.83312
20 0.0829083 0.1103 -33.03855
21 0.0829083 0.11156 -34.558301
22 0.0796561 0.10155 -27.485528
23 0.0734853 0.08761 -19.221123
24 0.0650138 0.06979 -7.3464403
25 0.055055 0.05271 4.25937699 
26 0.0445027 0.03413 23.308024 
27 0.0342115 0.02165 36.7171857 
28 0.0248905 0.01117 55.1234407 
29 0.0170288 0.00568 66.644743 
30 0.0108633 0.00189 82.6019718 
31 0.00638989 0.00086 86.5412394 
32 0.00341343 0.00037 89.1604632 
33 0.00162159 0.00006 96.2999278 
34 0.00066485 0.00001 98.4958968 
35 0.00022499 0 100 
36 0.00005858 0 100 
37 0.00001042 0 100 
38 0.00000101 0 100 
39 0.00000003 0 100 
40 0 0 - 




こで正規分布と一様分布とで上位 2.5%となる rの値を n=4
から n=20 まで求めてみる。表５において、正規分布とあ
るのは∫ 𝑓(𝑟)𝑑𝑟 = 0.025
1
𝑟
となる r の値であり、これは t
分布における上位 2.5%を与える T の値𝑡𝑛−2(0.025)と同じ
ものである。一様分布とあるのは Mathematicaによる１万











表-５ 上位 2.5%となる rの値 
n 正規分布 一様分布 10万個 
4 0.95 0.94917 0.951455 
5 0.8783393 0.891548 0.885194 
6 0.811401 0.807051 0.812652 
7 0.7544924 0.753817 0.759711 
8 0.706734 0.710232 0.705412 
9 0.6663838 0.667059 0.669485 
10 0.631897 0.630183 0.635067 
11 0.6020689 0.603257 0.601 
12 0.575983 0.557351 0.554823 
13 0.5529425 0.501279 0.509538 
14 0.532413 0.474213 0.472945 
15 0.5139775 0.436332 0.444536 
16 0.497309 0.417143 0.416123 
17 0.482146 0.386996 0.39404 
18 0.4682774 0.363005 0.374223 
19 0.4555305 0.354283 0.351806 





































Study of Criteria for the Presence or Absence of 
Correlation in Econometrics 
Kazuto Oshima 
In econometrics it is important to distinguish whether two variables are correlated or not.  
Distribution of correlation coefficient of n pairs of samples from two independent normal populations is 
theoretically known.  Based on the distribution and the value of the sample correlation coefficient we 
decide whether the two variables are correlated or not.  We compute distribution of correlation 
coefficient of n pairs of samples from two independent uniform populations by computer simulation. We 
see that we cannot distinguish the two distributions of the correlation coefficients when n<11. When n>11, 
however, the two distributions are different definitely.  
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